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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11 12 13 14 15 16
3 4 Expended for
Additions,
Increase Permanent
Book/Adjusted (Decrease) by Improvements Gross Income
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Earned Less Taxes, Repairs
Date Last Actual Amount of Less Less (Decrease) by Exchange Received Encumbrances | Interest Incurred | and Expenses
Description of Property Code City State Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year  Jon Encumbrances| Incurred

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED During the Year

1 4 5 6 7 8 9
Location Expended for Additions
2 3 Date Book/Adjusted Carrying and Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Amount of Encumbrances |Value Less Encumbrances Improvements

9999999 - Totals
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Showing All Real Estate SOLD During the Year, Including Payments During the Final Year on “Sales Under Contract”

SCHEDULE A - PART 3

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3 Expended for
Additions,

Increase Permanent Book/ Gross Income
(Decrease) |Improvements| Adjusted Earned Less

Increase By and Changes | Carrying Foreign Interest Taxes,

(Decrease) Foreign in Value Less Exchange Realized Total Profit | Incurred on | Repairs and
Disposal By Exchange Encum- Encum- Amounts Profit (Loss) | Profit (Loss) (Loss) on Encum- Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Adjustment | Adjustment brances brances Received on Sale on Sale Sale brances Incurred

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1" 12
3 4
Book Value/Recorded Increase (Decrease) Date of Last
Investment Excluding | Increase (Decrease) | by Foreign Exchange | Value of Land and Appraisal or
Loan Number Code City State Loan Type Date Acquired Rate of Interest Accrued Interest by Adjustment Adjustment Buildings Valuation
9999999 Totals XXX

General Interrogatory:

1.
2
3.
4. Mortgages in process of foreclosure

Mortgages in good standing
. Restructured mortgages

$

$

Mortgages with overdue interest over 90 days not in process of foreclosure ._._$

$

,,,,, unpaid taxes ____$

unpaid taxes ___$
unpaid taxes ___$

unpaid taxes ___$ .

interest due and unpaid.
interest due and unpaid.
interest due and unpaid.
__ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE B - PART 2

Showing ALL Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book
Book Value/Recorded
Value/Recorded Increase Investment
Investment Increase (Decrease) by Excluding Accrued Foreign Total
Loan Date Excluding Accrued (Decrease) by Foreign Exchange Interest Consideration Exchange Profit Realized Profit Profit (Loss)
Loan Number City State Type Acquired | Interest Prior Year Adjustment Adjustment at Disposition Received (Loss)on Sale (Loss) on Sale on Sale

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 Location 6 7 8 9 10 11 12 13 14 15 16 17 18 19
4 5 Additional
Investment Increase

During Book/Adjusted (Decrease) by Commitment Percentage

Name of NAIC Date Type Year Carrying Value Increase Foreign for use

CusIP Vendor or Desig- | Originally and Actual Actual Fair Amount of Less (Decrease) Exchange Investment Additional of
Identification Name or Description City State General Partner nation | Acquired | Strategy Cost Cost Value Encumbrances | Encumbrances | by Adjustment [ Adjustment Income Investment Ownership

3199990 - Total Unaffiliated XXX
3299999 - Total Affiliated XXX
3399999 Totals XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Increase Carrying Value
Date Value Less Increase (Decrease) by Less Foreign Exchange Realized Total
CusIP Name of Purchaser or Originally | Encumbrances, (Decrease) Foreign Exchange |Encumbrances on| Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Name or Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment Disposal Received on Disposal on Disposal on Disposal Income

3199999 — Unaffiliated Totals

3299999 — Affiliated Totals

3399999 Totals




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
o
r Current Year's
e Unrealized Other Than Total Foreign
i Rate Used Valuation Current Year's Temporary Exchange Admitted Gross Amt.

CUSIP g Bond NAIC to Obtain Book/Adjusted Increase/ (Amortization)/ Impairment Change in Effective Amount Due & | Rec. During

Identification Description *In CHAR | Designation | Actual Cost | Fair Value | Fair Value Par Value |Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity

803

6099999 Totals 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 2 - SECTION 1

Showing ALL PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/ Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate Per Total
Share Current Year's Total Foreign
Par Book/ Used to Amount Nonadmitted Unrealized Current Other Than Change Exchange
Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary In Change NAIC
CUsIP Of Per Per Carrying Fair Fair Actual But During But Increase/ (Amortization) Impairment B./A.C.V. In Desig- Date
Identification Description Code [Foreign| Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation Acquired

6599999 Total - Preferred Stocks

XXX

XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book / Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Rate per Current Year's
Share Used Unrealized Other Than Total Total Foreign NAIC
Book / Adjusted To Obtain Amount Nonadmitted Valuation Temporary Change in Exchange Market
CusIP Number of Carrying Fair Fair Actual Declared Received Declared Increase / Impairment B./A.C.V. Change in Indicator Date
Identification Description Code Foreign Shares Value Value Value Cost But Unpaid During Year But Unpaid (Decrease) Recognized (13 -14) B./A.C.V. (a) Acquired
7299999 Total - Common Stocks XXX XXX XXX
7399999 Total - Preferred and Common Stocks @[ 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator “U” provide: the number of such issues , the total $ value (included in Column 8) of all such issues$
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIpP Number of Actual Paid for Accrued
Identification Description Foreign Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends

7499999 Totals

XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 4

and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

Showing all Long-Term Bonds
7 8

1 2 3 4 5 6 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15
o
r Current Year's Book/ Bond
e Prior Year Unrealized Other Than Total Foreign Adjusted Foreign Interest/Stock
CusIP i Number of Book/Adjusted| Valuation Current Year Temporary |[Total Change in| Exchange Carrying Value |Exchange Gain | Realized Gain Total Gain Dividends
Identi- g | Disposal Shares of Carrying Increase/ (Amortization)/ | Impairment B/A.C.V. Change in at (Loss) on (Loss) on (Loss) on Received Maturity
fication Description n Date Name of Purchaser Stock Consideration | Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year Date
7499999 Totals 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F
o
r Par Value Book/ Current Year's Paid for
e (Bonds) or Adjusted Unrealized Other Than Total Change | Total Foreign Foreign Interest and Accrued
i Number of Carrying Valuation Current Year's Temporary In Exchange Exchange Realized Gain Total Dividends Interest
CuUsIP g Date Disposal Shares Value at Increase/ | (Amortization)/ | Impairment B./A.C.V. Change in Gain (Loss) on (Loss) on Gain (Loss) Received and
l[dentification Description n | Acquired Name of Vendor Date Name of Purchaser (Stocks) | Actual Cost | Consideration |Disposal Date| (Decrease) Accretion Recognized (12 +13-14) B./A.C.V. Disposal Disposal on Disposal During Year | Dividends

7499999 Totals




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
by Insurer on Statement Date
Do Insurer’'s 9 10
Admitted
Assets
NAIC Include
NAIC Valuation Intangible
Company Method Assets
Code or (See SVO | Connected
Alien Purposes | with Holding
Description Insurer and of Such Total Amount of
CusIpP Name of Subsidiary, Controlled or Identification | Procedures | Company’s | Such Intangible | Book / Adjusted % of
Identification Affiliated Company Foreign| Number Manual) Stock? Assets Carrying Value |Number of Shares | Outstanding
1999999 Totals XXX XXX
1. Amount of insurer's capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred tax
assets included therein: $
2. Total amount of intangible assets nonadmitted $

SCHEDULE D - PART 6 - SECTION 2

1 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in Amount 5 6
CUsSIP Name of Company Listed in Section 1 Which | Shown in Column 7, % of
Identification Name of Lower-Tier Company Controls Lower-Tier Company Section 1 Number of Shares | Outstanding
0399999 Total XXX XXX

E14
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change In Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Current Amount Due
Current Year's Total And Accrued
Book/ Unrealized Year's Other Than Foreign Dec. 31 of
Adjusted Valuation |(Amortization)| Temporary Exchange Current Year Non-Admitted Paid for
Date Maturity Carrying Increase/ / Impairment Change in On Bond Not Due and Effective Gross Amount Accrued
Description Code | Foreign | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Par Value Actual Cost In Default Accrued Rate of Rate of How Paid Received Interest
U.S. Treasury Bill 07/21/2005.. -.01/19/2006.. 982,710 982,710 982,710 15,485 3.420 3.420 Mat
U.S. Treasury Bill 08/18/2005.. _.02/16/2006. 981,269 981,269 981,269 13,8%4 3.705 3.705 Mat
U.S. Treasury Bill 09/08/2005.. -.03/09/2006. 981,952 981,952 981,952 11,305 3.570 3.570 Mat
Pru Funding 09/22/2005.. _.06/26/2006. 987,155 987,155 987,155 10,194 3.670 3.670 Mat
General Electric. 09/22/2005.. _.01/12/2006.. 988,333 988,333 988,333 10,417 3.750 3.750 Mat
U.S. Treasury Bill 09/29/2005.. -.03/30/2006. 981,067 981,067 981,067 9,675 3.745 3.745 Mat
American General 10/06/2005.. -.02/09/2006. 986,140 986,140 986,140 9,460 3.960 3.960 Mat
U.S. Treasury Bill 10/13/2005.. _.04/13/2006. 980,081 980,081 980,081 8,646 3.950 3.950 Mat
General Electric. 10/02/2005.. -.02/23/2006. 985,790 985,790 985,790 8,120 4.060 4.060 Mat
U.S. Treasury Bill 10/27/2005.. _.04/27/2006. 979,449 979,449 979,449 7,339 4.065 4.065 Mat
American General 10/31/2005.. -.03/09/2006. 985,237 986,237 985,237 6,981 4.120 4.120 Mat
U.S. Treasury Bill 11/10/2005... _.05/11/2006.. 978,994 978,994 978,994 5,886 4.155 4.155 Mat
AlG 11/17/2005... -.03/23/2006.. 985,300 985,300 985,300 5,133 4.200 4.200 Mat
U.S. Treasury Bill 11/25/2005.. -.05/25/2006. 979,110 979,110 979,110 4,155 4.155 4.155 Mat
LaSal le Bank 12/02/2005.. _.04/07/2006. 985,195 985,195 985,195 3,408 4.230 4.230 Mat
General Electric. 12/15/2005.. _.04/21/2006. 984,760 984,760 984,760 1,920 4.320 4.320 Mat
U.S. Treasury Bill 12/22/2005.. -.06/22/2006. 978,665 978,665 978,665 1,055 4.220 4.220 Mat
Pru Funding 12/28/2005.. _.05/04/2006.. 984,725 984,725 984,725 361 4.330 4.330 Mat
0199999 - U.S. Governments - Issuer Obligations 17,695,932 17,696,932 17,695,932 133,434 XXX XXX XXX
0399999 - Total - U.S. Government Bonds 17,695,932 17,696,932 17,695,932 133,434 XXX XXX XXX
5499999 - Total - Issuer Obligations 17,695,932 0 0 0 17,696,932 17,695,932 133,434 XXX XXX XXX 0
6099999 - Total - BOnds 17,695,932 0 0 0 17,696,932 17,695,932 133,434 XXX XXX XXX 0
8299999 Totals 17,695,932 XXX 17,695,932 133,434 XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps and Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of
Number of Maturity, Increase/ Used to Adjust |Other Investment/
Contracts or Expiry, or Strike Price, Date of Cost/Option (Decrease) by | Basis of Hedged | Miscellaneous
Description Notional Amount | Settlement | Rate or Index | Acquisition Exchange or Counterparty Premium Book Value * Statement Value Fair Value Adjustment Item Income
2599999 - Subtotal - Hedging Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals XXX
Showing all Options, Caps and Floors and Insurance Futures Options Acquired During Current Year
1 2 3 4 5 6 7

Description

Number of Contracts
or Notional Amount

Strike Price,
Rate or Index

Date of Maturity,

Expiry, or Settlement Date of Acquisition

Exchange or Counterparty

Cost/Option Premium

2599999 - Subtotal

- Hedging Transactions

2799999 - Subtotal

- Other Derivative Transactions

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps ,Floors and Insurance Futures Options Terminated During Current Year

1 3 4 5 6 7 8 9 10 11 12 Gain/Loss on Termination 17
Number of Date of Indicate 14 15 16 Other
Contracts or Maturity, Exercise, Termi- Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or | Strike Price, Date of | Exchange or | Cost/Option Expiration, nation Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement | Rate or Index | Acquisition | Counterparty Premium Maturity or Sale Date Book Value * Terminations Adjustment Recognized Hedged ltem Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of
Number of Maturity, Date of Increase/ Other Investment/
Contracts or Expiry, or | Strike Price, Rate | Issuance/ Consideration (Decrease) by Used to Adjust Miscellaneous
Description Notional Amount | Settlement or Index Purchase Exchange or Counterparty Received Book Value * Statement Value Fair Value Adjustment Basis Income

2599999 - Subtotal - Hedging Transactions XXX
2699999 - Subtotal - Income Generation Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals

XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART B- SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

1

Description

2

Number of Contracts or Notional Amount

3

Date of Maturity, Expiry, or

Settlement

Strike Price, Rate or Index

4

5

Date of Issuance/Purchase

6

Exchange or Counterparty

7

Consideration Received

2599999 - Subtotal - Hedging

Transact ions

2699999 — Subtotal — Income Generation Transactions

2799999 — Subtotal — Other Derivative Transactions

9999999 — Totals

SCHEDULE DB - PART B - SECTION 3

Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 17
Indicate Gain/(Loss) on Termination
Exercise, 14 15 16
Expiration,
Number of Date of Maturity or Other
Contracts or Maturity, Date of Closing Termi- Consideration Increase/ Investment/
Notional Expiry, or | Strike Price, Issuance/ | Exchange or | Consideration Purchase nation Paid on (Decrease) by Used to Adjust Miscellaneous
Description Amount Settlement | Rate or Index | Purchase | Counterparty Received Transaction Date Book Value * Terminations Adjustment Recognized Basis Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2699999 - Subtotal - Income Generation Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Date of Other
Maturity, Strike Price, Rate Opening Cost or Increase/ Used to Adjust Investment/
Expiry, or or Index Position or Exchange or (Consideration (Decrease) by |Basis of Hedged | Miscellaneous Potential
Description Notional Amount | Settlement Rec (Pay) Agreement Counterparty Received) Book Value * Statement Value Fair Value Adjustment Item Income Exposure

2599999 - Subtotal - Hedging Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals XXX

SCHEDULE DB - PART C- SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

613

1 2 3 4 5 6 7
Date of Maturity, Expiry, Date of Opening Position
Description Notional Amount or Settlement Strike Price, Rate or Index Rec (Pay) or Agreement Exchange or Counterparty Cost or (Consideration Received)

2599999 - Subtotal - Hedging Transactions

2799999 - Subtotal - Other Derivative Transactions

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Date of Date of Indicate Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Exercise, Termi- Received or Increase Used to Adjust Investment/
Notional Expiry, or | Rate or Index | Position or [ Exchange or | (Consideration Expiration, nation (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement | Counterparty Received) Maturity or Sale Date Book Value * Terminations Adjustment Recognized Hedged ltem Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Used to Adjust
Number of Date of Exchange or Basis of Potential
Description Contracts Maturity Date Original Value Current Value | Variation Margin | Opening Position | Counterparty Cash Deposit Recognized Hedged ltem Deferred Exposure
2599999 - Subtotal - Hedging Transactions XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX
9999999 - Totals XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 5 6 7
Date of Opening Exchange or Net Additions to
Description Number of Contracts Maturity Date Original Value Position Counterparty Cash Deposits
2599999 - Subtotal - Hedging Transactions XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX
9999999 - Totals XXX XXX
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Gain/(Loss) Used
Number of Termination Date of Exchange or | Net Reduction to Gain/(Loss) |to Adjust Basis of Gain/(Loss)
Description Contracts Maturity Date Original Value Value Variation Margin | Opening Position | Counterparty Cash Deposits | Termination Date Recognized Hedged Item Deferred
[ |
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Statement Value Fair Value 10 11
4 5 6 7 8 9
Master
Description Agreement Fair Value of Contracts Statement Contracts Statement Exposure Net of Contracts Fair Contracts Fair Exposure Net of Off-Balance Sheet
Counterparty or Exchange Traded (YorN) Acceptable Collateral Value >0 Value <0 Collateral Value >0 Value <0 Collateral Potential Exposure Exposure

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

Depository

Code

Rate of
Interest

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received
During
Year

5

Amount of Interest
Accrued
December 31 of
Current Year

Balance

Citizens Bank

Boston, Massachusetts

320,982 | XXX

0199998 Deposits in

depositories which do not exceed the

allowable limit in any one depository (See Instructions) - open depositories

XXX XXX

XXX

0199999 Totals - Open Depositories

XXX XXX

320,982 | XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

0399999 Total Cash on Deposit

XXX XXX

320,982 | XXX

0499999 Cash in Company's 0ffice

XXX XXX

XXX

XXX

XXX

0599999 Total Cash

XXX XXX

320,982 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January
2. February
3. March

304,400
364,528
461,233

4. April
5. May
6. June

334,938
326,897
296,763

7. July

276,468

8. August

507,848

9. September

178,820

10. October ...
11. November __
12. December

243,857
280,893

320,982
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association

SCHEDULE E - PART 2 CASH EQUIVALENTS

Showing Investments owned December 31 of current year

1 2 3 4 5 6 7 8 9
CusIP Book/Adjusted Amount of Interest
Identification Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due & Accrued Gross Investment Income
Repurchase Agreement 12/31/2005 1.270 01/03/2006 1,461,069 206 206
0199999 Total Cash Equivalents 1,461,069 206 206




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE Rhode Island Joint Reinsurance Association
SCHEDULE E PART 3 - SPECIAL DEPOSITS

Deposits with the State of Domicile For
1 2 The Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposits Deposits Carrying Value Value Carrying Value Value

1. Alabama

2. Alaska

3. Arizona

4. Arkansas

5. California

6. Colorado

7. Connecticut

8. Delaware

9. District of Columbia

10. Florida

11. Georgia

12. Hawaii

13. Idaho

14. lllinois

15. Indiana

16. lowa

17. Kansas

18. Kentucky

19. Louisiana

20. Maine

21. Maryland

22.M husetts

23. Michigan

24. Minnesota

25. Mississippi

26. Missouri

27. Montana

28. Nebraska

29. Nevada

30. New Hampshire

31. New Jersey
32. New Mexico

33. New York

34. North Carolina

35. North Dakota

36. Ohio

37. Oklahoma

38. Oregon

39. Pennsylvania

40. Rhode Island

41. South Carolina

42. South Dakota

43. Tennessee

44. Texas

45. Utah

46. Vermont

47. Virginia

48. Washington
49. West Virginia

50. Wisconsin

51. Wyoming

52. American Samoa

53. Guam

54. Puerto Rico

55. US Virgin Islands

56. Canada

1o XXX 0 0 0

57. Aggregate Other Alien
58. Total XXX XXX 0 0 0
DETAILS OF WRITE-INS
5701.
5702.
5703.
5798.  Summary of remaining write-ins for
Line 57 from overflow page .| .. D9, S— XXX 0 0 0
5799. Totals (Lines 5701 through 5703 +
5798)(Line 57 above) XXX XXX 0 0 0
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